In this paper we present an easily implemented procedure for the generation of autocorrelated random variables having a specified marginal distribution and a fixed lag-one autocorrelation function.
, Heffes and Lucantoni (1986) , and Lee et al. (1991) . [1980, 1985] , Lawrance and Lewis [1981, 1987] Step O. Initialization. (The symbol := is read "given the value of.")
Step 1. Apply marginal-oriented approach. (
Step 2. Estimate corr(Yi,~+1).
Repeat
Step 1 
Step 5. Update the iteration number.
k := k + 1 and go to Step 1.
We start with a selected autocorrelated series as a reference series in Step 1(i Step l(i) does not produce the target pY, we can adjust p~-in the same direction as the necessary change inpy.
In
Step 2 If PY fails this criteria, proceed to
Step 3.
Step 3, we update intermediate variables.
Step 4, we adjust px. In Tables  1 to 3 
